Abstract. In this paper, we consider a risk model in which the claim sizes are extended negatively associated random variables with dominatedly-varying tails, the arrival of the claims forms a renewal process. and the arrival of the successive insurance policies forms a Poisson process. For this risk model, when the distribution of claim sizes belongs to the intersection of the dominated variation class and subexponential class, we present precise large deviation of the claim surplus process.
Introduction
In this paper, we study a nonstandard renewal risk model, where claim sizes } , 2 , 1 ,
form a sequence of independent, identically distributed (i. In addtion, we suppose that the insurer receives premiums in a discrete-time way. 
The claim surplus process can be expressed as . [2] showed precise large deviation for the compound Poisson risk model. In the present paper, when the claim-size distribution belongs to the intersection of the dominated variation class and subexponential class, we obtain precise deviation of the surplus
for the above renewal risk model.
Preliminaries and Main Results
This paper is concerned with heavy-tailed distributions, so we first introduce some related subclasses of heavy-tailed distributions. The reader can find them in Embrechts et al. [3] . Let X be a random variable with distribution F and write ).
holds for all 0  x . It is well known that the subexponential class is an important subset of the heavy-tailed distributions set.
A distribution F on ) , 0 [  is said to belong to the subexponential class S , if the relation
F is 2-convolution of F with itself. A larger class than the class S is the class of long-tailed distribution, denoted by L . By definition,
In addition, a distribution F is said to belong to the dominated variation class and written as
is said to be negatively associated (NA) if for every pair of disjoint subset 1 A and 2
where functions 1 f and 2 f are coordinate non-decreasing (or non-increasing) and covariance exists. A sequence of random variables
is said to be negatively associated (NA) if each of its finite subfamilies is negatively associated. The concept of negative accociation was independent introduced by Alam and Saxena [4] and Joag-Dev and Proschan [5] .
The following result of [1] is related to our result. Lemma 1. Consider the amount of aggregate claims (2) 
The following lemma is due to [6] .
, there is some positive number 1 C and 1 D such that
The following lemma is from [7] . Lemma 3. Let F be a distribution. If 
Main Result
Now we are in a position to state the main result. Theorem 1. Consider the claim surplus process(1). Let
is a compound Poisson process, we get there is some positive function
By Lemma 1 and Lemma 3, it holds uniformly all t 
Now we verify the fourth step. As t is large enough and t (7) According to(4)- (7), we obtain (3). This ends the proof of Theorem 1.
